LONDON

STOCK

London Stock Exchange Data EXCHANGE

Shop

A self-service platform aIIowing customers to find and download high qua"ty historical The Data Shop provides a range of products suitable for professional and individual investors.

and analytical data products from the London Stock Exchange, an LSEG business Customers can subscribe to these products on an ongoing daily end-of-day basis or request a one-off

Fmd out more historical data purchase where indicated below.

For more information on all historical data products
provided by London Stock Exchange, including pricing,

Our Data Shop allows you to find the data sets you want, covering the London Stock Exchange and Turquoise cash markets
as well as the TRADEcho trade reporting service.

Step 1

catalogue

O

Browse product

Step 2

Add products to your

LSE Data Shop

Find data
quickly

Filter by asset class,
data frequency and
other factors to
quickly identify the
data you require
and associated
costs. Download
sample data to
ensure that our
products meet your
complex needs
before committing
to purchase.

High quality
data

Straight from
source,
unnormalised data
to enhance your
backtesting
capabilities and
provide a clear
insight into the
London Stock
Exchange’s markets
(including UK and
European
Securities,
International Order
Book Securities and
Turquoise) as well
as trade reporting
via TRADEcho.

Step 3

Check out using quick and

shopping basket

Flexible access
options

Once we'’ve
received your
payment, data will
be available for
download directly
from the

Data Shop website
or through our SFTP
service.

Continued
support

Our support teams
are available to
guide you through
the purchase
process. And as
we operate the
markets that
provide the source
for your data, we
are best placed to
help you
understand
anomalies in
historical data.

easy payment options

Easy ordering
process

Our online shop is
easy to use and
intuitive.

Just follow the
step-by-step order
process.

Flexible payment
options

We offer flexible
payment options:
choose between
payment by credit
card or bank
account transfer
after invoicing.

technical specifications and sample files, please visit the
London Stock Exchange Data Shop.

London Stock Exchange

London Stock Exchange is one of the world’s oldest stock
exchanges and offers trading on UK and International
companies across market segments including Main Market, AlM,

International Order Book, ETFs and Order Book for Retail Bonds.

VIEW NOW

Turgquoise

Turquoise offers a broad universe of approximately 4,300 stocks,
with access to 19 major European and emerging markets as

well as US stocks, IOB Depositary Receipts, ETFs and European
Rights Issues. Turquoise operates two Multilateral Trading
Facilities (MTFs): Turquoise and Turquoise Europe.

VIEW NOW

TRADEcho

TRADEcho is the suite of reporting services operated by London
Stock Exchange, and also provides on-Exchange, off-book

trade reporting. It is approved as an Approved Publication
Arrangement (APA) providing OTC and Sl trade reporting in all
MIFID Il securities, regardless of the asset class.

VIEW NOW

Product description

Tick data
Time and sales data, including trade prices and volumes

Best prices
Top of book data, including best bid/ask prices and volumes

Rebuild order book
Full order book data, including prices and volumes from
every level of the order book

End-of-day summary
Summary of each day’s trading activity, including open,
high, low, close and traded volumes

Daily tradeable instruments report
Full list of instruments that can be traded on our markets,
including referential data

Daily official list

Daily publication of official quotations for all securities
traded on the London Stock Exchange presented in bid
and ask format

Participant trading data
Provides intraday, tick-by-tick trading data filtered for
trading participants to show their own trading activity,
from customer sign-up date

Datasync

Reference data solution which enables London Stock
Exchange market participants to synchronise their
trading database with that of the Exchange

Packet Capture
Provides complete set of lossless, top-of-book and full-
depth data in raw PCAP format for LSE and Turquoise

LSE Turquoise

data available

data available

From January 2004 From February 2023

From April 2003

From October 1997 From February 2023

From March 2022

From May 2022

From August 2022

Daily

Daily

Daily Daily

This publication does not constitute an offer to buy or sell, or a solicitation of an offer to sell, any securities, or the solicitation of a
proxy, by any person in any jurisdiction which is not qualified to do so, or to any person to whom it is unlawful to make such an offer
or solicitation. Information in this publication is provided ‘as is’ and London Stock Exchange plc (the ‘Exchange”) does not make any
representations and disclaims to the extent permitted by law all express, implied and statutory warranties of any kind in relation to this

publication, including warranties as to accuracy, timeliness, completeness, performance or fitness for a particular purpose. The Exchange
does not undertake any liability for the results of any action taken or omitted on the basis of the information in this communication.
Information is not offered as advice on any particular matter and must not be treated as a substitute for specific advice. In particular,
information in this publication does not constitute legal, tax, regulatory, professional, financial or investment advice. Advice from a suitably

qualified professional should always be sought in relation to any particular matter or circumstances. London Stock Exchange and the
London Stock Exchange coat of arms device are registered trademarks of London Stock Exchange plc. Other logos, organisations and
company names referred to may be the trademarks of their respective owners.
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https://marketdata.londonstockexchange.com/app/catalog/FCA513B8-5D22-4A86-AA07-DFDF6F7594D4?labels=lse
https://marketdata.londonstockexchange.com/app/catalog/FCA513B8-5D22-4A86-AA07-DFDF6F7594D4?labels=turquoise
https://marketdata.londonstockexchange.com/app/catalog/LSE-Data-Shop?labels=tradecho
https://marketdata.londonstockexchange.com/historical-home



